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225 -14.7 -42.1

-14.9 -33.8

-7.9 -51.1
SENSEX -6.3 -52.5

+5.8 -41.2

FTSE100 -9.4 -31.3

DAX -12.4 -40.4

RTS -13.1%(-72.4%)

-0.6 -56.5
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112 -51.1
SENSEX -5.7 -52.5

0.7  -41.2

FTSE100 -7.7  -31.3

DAX -11.9  -40.4

RTS -18.6%(-72.4%)

5.4  -56.5
1 21 2008

225  -9.0% —-14.7%(-5.7%)

-9.4% — -14.9%(-5.5%)
FTSE -7.7% — -9.4%(-1.7%)
DAX  -11.9% - -12.4%(-0.5%)

H -11.2% - -7.9%(+3.3%)
-0.7% — +5.8%(+6.5%)
-5.7% - -6.3%(-0.6%)
-18.6% —-13.1%(+5.5%)
-5.4% - -0.6%(+4.85%)
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2000 2 19

2008 3 1011
2009 1200
1200
1000 20
2009 1 Credit Suisse/Tremont
m CTA -0.56% (+18.33%)
m  Distressed( ) -0.06% -20.48%
[ | -0.17% (-19.76%)
[ +3.35% (-23.63%)
| +3.69% (+14.87%)
+1.09
CTA
2008 CTA
2009
1

O Thames River Distressed Focus Fund ( ) -0.96%(-18.35%)

O Thames River Warrior Fund FoFs -0.05% -13.88%
O Nevsky Fund( ) -1.00%(-17.27%)



|

Man AHL Diversified plc(
Man AP2XL(
Tulip Trend Fund

o d

) -2.3%(+33.2%)

) -0.4%(-30.7%)

) -0.44%(+50.87%)

( ) 2009 1/31
|
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Man OM-IP AHL Ltd
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m  PSL Assured Fund
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TOPIX25
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ETF

ETFS Copper
ETFS Aluminium
ETFS Nickel

ETF Securities ETF
PPB FPI Reserve
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PSL Assured
Q:
A:
Nikkei225 NY
Q:
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20 Margin to Equity
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